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,  t  >  0, 


where  W  =  {Wt ,  t  >  0}  is  a  new  Wiener  process  defined  by 
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with  h(*)  =  -sign(*)  (cf.  McKean  (1969),  page  29).  Observe  that 
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The  inequality  is  an  equality  if  and  only  if  s  =  Tt.  Thus 


